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Foreign Exchange Market
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Fixed Income Market
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Market rates

Market Rates (%) As at 30-Dec-22

Tenor USDLIBOR Avg SOFR Term SOFR THBFIX THOR BIBOR DTIBOR EURIBOR
O/N 4.31800 430000 430000 1.33821 1.24210 1.25000 N/A 1.87200
™ 4.39157 4.06173 4.33407 0.89215 1.23455 131927 0.06818 1.88400
3M 476729 3.61889 459277 1.25742 1.0721 144786 0.06364 213200
6M 5.13886 2.89325 478703 164768 0.85088 162620 0.14364 2.69300
Commodities Policy Rate
Policy Rates (%) Next meting
LIGHT CRUDE (USD) 78.38 v0.80% Fed Funds
SPOT GOLD 1,815 10.95% us Rate 4.25-450 1-Feb-23
NoYAILNY (THB) 29,700 +0.34%
novsUwsstu (THB) 30,200 .0.33% Thailand 1-Day Repo 1.25 25-Jan-23
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